Introduction
Total Retail Sales of Consumer Goods refers to the total consumption sold by all sectors of national economy directly to rural and urban residents and social groups. It reflects the sum of social consumption provided by all sectors of industries to residents and social groups. Total retail sales for consumer goods are the key to study the trend of domestic retail market and the health of economic. In addition, it is an important basis for government to regulate macroeconomics. Wei-liang QIN (2008) [1] and Zong-yuan ZHU (2010) [2] , based on state space averaging model and transfer function model respectively, did predictive analysis for Total Retail Sales of Consumer Goods. However, there are significant forecast errors in these models when the forecast data is compared to the actual data. PAN Dong and Chang-feng SHI (2015) [3] forecast Total Retail Sales of Consumer Goods from 2013 to 2017 by BP Neural Network. Xin JIA (2016) [4] tried iterative method of principle differential analysis to get seasonal fitting function and differentiating operator describing seasonal movement discipline, which helped to forecast Total Retail Sales of Consumer Goods. This paper aims to forecast more accurate Total Retail Sales of Consumer Goods from 2017 to 2020 by ARIMA time series model, which may provide references for the government decisionmaking.
ARIMA Model
Autoregressive Integrated Moving Average Model (ARIMA), is a famous time series prediction method proposed by Box and Jenkins [5] in the early 1970s, so it is also called Box-Jenkins Model or Box-Jenkins Method. In the model, ARIMA (p, d, q) is called the auto regressive fractional integrated moving average model. While AR refers to auto regression and p refers to autoregressive coefficients. MA is moving average and q is moving average term and d is the differential times when the time series becomes stable. Assuming that Xt is a time series, and
L is lagging operator. If nonnegative integer d exists, it satisfies:
and |L| ≤ 1, ∅(L) and θ(L) are relatively prime, ∅ P θ p ≠ 0 ； {ε t } is white noise series, and E(ε t ) = 0, E(ε t 2 ) < ∞.
The Source and Analysis of Data
The Selection of Data
The sample used in this paper comes from the data of Chinese Total Retail Sales of Consumer Goods from 1952 to 2016. Name it Xt. The original data shows in the Table 1 . Based on the different analysis purposes, the sample is divided into two parts. One part is the sample from 1952 to 2010, used for fitting model. The other part is the sample from 2011 to 2016, used to test the accuracy of the model. 
Test for Stationary of Time Series
According to the time series (shown in Fig.1 ), Chinese Total Retail Sales of Consumer Goods is increasing in an instead trend.
Then do the stationary test by ADF unit root test. According to Table 2 , the statistical value of ADF of the Series is 6.041939 which is higher than the critical values on level 1%, 5% and 10%. Therefore, the Series has the unit root. 
Stationarity of the Series
To eliminate the trend, select natural logarithm form time series X t and then do the differential computing. Name the new time series as DLNXt. The Fig. 2 shows the autocorrelogram of the time series. As shown in Fig. 2 , the autocorrelation value and partial correlation value of DLNX t fall into the confidence interval quickly, so the trend of the time series has been basically eliminated. According to the test result of ADF unit root test shown in Table 3 , ADF statistical value is -4.466549 which is lower than the critical value on level 1%, 5% and 10%, and the probability is 0.0006. Therefore, the time series does not have unit root, which means that it is stationary series. 
Construction and Analysis of the ARIMA Model

Construction of the Model
The Fig.2 shows that the autocorrelogram and partial autocorrelation of DLNXt are tailing, so the ARIMA (p, d, q) model is selected. ARIMA （2,1,1） model and ARIMA （2,1,2） model can be used on the time series after the analysis on coefficient of autocorrelation and coefficient of partial autocorrelation. The Table 4 shows the estimates of parameter and test results of the two models. (2) 0.509477 0.0000 MA (1) 0.759553 0.0000 MA (2) -0.232907 0.0486
The result shows, that reciprocals of the roots of lagging polynomial in the process of AR and MA is in the unit circle, satisfying the requirement of reversibility and steady. Based on the principle of AIC, ARIMA（2,1,2） is the optimum model.
White Noise Test
A suitable fitting model should be able to extract all the information related to the sample in the time series. The residual sequence now is white noise time series. Otherwise, the fitting model is invalid. The paper is going to confirm if the residual time series is white noise by observing if the autocorrelogram is in the double standard deviation as well as the test result of ADF unit root test. As it shows in the Fig.3 , the autocorrelation function of residual time series is in the confidence interval of 95%, and P value is larger than 0.05, which means that there is no autocorrelation among the residual. Therefore, it is white noise time series. Meanwhile, based on the test results of ADF unit root test shown in the Table 5 , the residual time series should be white noise time series. The model can be used for forecasting as it provides regulated information and fits well. 
Forecast with the Model
The accuracy test should be done for the model before ARIMA（2,1,2） model is used for forecasting. The data of Total Retail Sales of Consumer Goods from 2011 to 2016 will be used as sample for accuracy test. If they are fitting well, the model will be effect enough to forecast the Total Retail Sales of Consumer Goods in the future.
The Table 6 shows that the ARIMA（2,1,2） model fits with the Total Retail Sales of Consumer Goods from 2011 to 2016. The percentage errors from 2011 to 2016 are lower than 4%, which shows the high accuracy of ARIMA（2,1,2） model, so the model can be used to forecast the short-term trend. Table 7 shows the predicted values of Total Retail Sales of Consumer Goods from 2017 to 2020, based on the ARIMA（2,1,2） model. 
Conclusion
The paper established the ARIMA（2,1,2） model to predict the Total Retail Sales of Consumer Goods in the future by EVIEWS. The predicting relative error is small and the model's precision is high.
According to the predicted values, the Total Retail Sales of Consumer Goods are increasing by 12.1%, 11.12%, 12.04% and 11.54% from 2017 to 2020 respectively. The consumption market runs well and will increase by more than 10% in the future. Therefore, as the products and attitude toward consumption develop and update quickly, consumption of Chinese urban and rural residents will keep active and its growth rate will remain steady.
